Introduction
This paper is an outgrowth of the ideas of a previous paper by the author [6] . It is therefore convenient to begin by summarizing the relevant hypotheses and conclusions from Section 2 of [6] . We assume that is a complete probability space on which is a filtration t > 0, augmented in the usual way to right-continuous and satisfying the three conditions:
is separable (it suffices here that each be countably generated), and 3) all ~t martingales are strict in the sense of [8] Brownian-and-Poisson process.
In more detail, we define (B, (resp. ~ ~j (d) (t) ).
At this point, one loses sight of the meaning of (0.1) in terms of (Bi,P,) since the integrands i J introduce additional information.
Our objective in the present paper is to rectify this situation in a particular case, previously introduced by Lepingle, Meyer, and Yor [9] as "hypothesis (BO)". Our result here is perhaps not surprising, but it is our hope that the same prescription will work in greater generality. On the other hand, from (1.1) we know that for any e > 0 and k > 0,
is a square-integrable martingale additive functional with
The martingales * M n (t), 3 -n, are orthogonal (having no jumps in common) and together they generated F in the sense required. Also, the jumps of M n * (t) 
It follows immediately by a theorem of S. Watanabe [13] We now set n n (u ^ n t = n n n n (u) ^ t), 1 -n, 0 u where 03C4n(u) = inf{s:
> u}. The then the left side of (1.14) is PP n C(w)), S E Q(P*). omit it from the conclusion.
Since this argument has its natural setting in greater generality than the present paper, we will defer it to a later date.
